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INVESTMENTS OUTSTANDING AS OF 7/31/07 (SETTLEMENT BASIS)

*** CARRY-BASIS

IS BOOK-VALUE AMORTIZED THROUGH 8/31/07 ***

Pos#  Sec-Id Description

5.100 9/04/07 5.100 Aaa AAA  1332000000.00
4.900 9/13/07 4.900 Aaa AAA 250,000,000.00

59383 TPDB0209 DEUTSCHE BANK
59340 TPMS0286 MIZUHO SECURITIES

5.068 158200000000

2 ITEMS IN SUBTOTAL FOR: TRI-PARTY REPO-TSY COLLATERAL  (TYPE  7)

U.S. TREASURY BILLS C 1D

50309 912795A2 U.S. TREASURY BILL 3.124 9/20/07 3.132 Aaa AAA  60,000,000.00
3.132 60,000,000.00

1 ITEM IN SUBTOTAL FOR:  U.S. TREASURY BILLS (TYPE  11)

U.S. TREASURY NOTES & BON ( 12)

58183 9128274F U S TREASURY NOTE 5.625 5/15/08 5.009 Aaa AAA  10,000,000.00
57179 912828ER U S TREASURY NOTE  4.375 12/31/07 5.013 Aaa AAA  20.000.000.00
57440 912828ER U S TREASURY NOTE  4.375 12/31/07 4.991 Aaa AAA  50.000.000.00
58179 912828FE U S TREASURY NOTE 4.875 5/15/09 4.843 Aaa AAA  40.000.000.00
56651 912828FJ U S TREASURY NOTE 5.125 6/30/08 5.052 Aaa AAA  15.000.000.00
58102 912828FJ U S TREASURY NOTE 5.125 6/30/08 4.976 Aaa AAA  20.000.000.00
56657 912828FM U S TREASURY NOTE 5.000 7/31/08 5.046 Aaa AAA  15.000.000.00
58223 912828FM U S TREASURY NOTE 5.000 7/31708 5.022 Aaa AAA  30.000.000.00
57438 012828FR U S TREASURY NOTE 4.875 8/31/08 4.786 Aaa AAA  50.000.000.00
4.938 250,000,000.00

9 ITEMS IN SUBTOTAL FOR: U.S. TREASURY NOTES & BONDS (TYPE  12)
4.990 189200000000

12 ITEMS IN SUBTOTAL FOR: LGIP-GOVERNMENT (FUND  7)
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